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Efficient Recursive Estimation and Adaptive Control in Stochastic Regres-
sion and ARMAX Models

Abstract: This talk first reviews C.Z. Wei’s seminal work and subsequent
developments in recursive estimation and adaptive control of stochastic re-
gression models and ARMAX systems. By using certain ideas and tech-
niques from these developments, a new approach to efficient semiparametric
estimation in linear time series models is then presented.



